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Funds Included in Composite

NJDH
NJDI

NJDJ
NJDL

5160 - HEDGE FUND COMMON A
5156 - HEDGE FUND COMMON D
5152 - HEDGE FUND COMMON B
2116 - HEDGE FUND COMMON E

Prepared by State Street



Purchase Report by Report Date

Composite
April 1,2011 to April 30, 2011

STATE STREET.

View Date: May 23, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
OPTIONS BOUGHT
US DOLLAR
99XZ79888 S+P 500 INDEX JUN11 1300 PUT 27 Apr 2011 28 Apr 2011 GOLDMAN SACHS + CO USD/NYF 2.00
2,500.000 1.000000 NJDH Local 16.900000 0.00 5,000.00 0.00 4,230,000.00
Base 16.900000 0.00 5,000.00 0.00 4,230,000.00
997057731 ISHARES MSCI EMERGING MKT IN JUN11 40 PUT 15 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-20,000.000 1.000000 NJDI Local 0.995000 0.00 -20,000.00 0.00 -2,010,000.00
Base 0.995000 0.00 -20,000.00 0.00 -2,010,000.00
24 Mar 2011 CANCEL GOLDMAN SACHS + COMPANY USD/NYF 1.00
-20,000.000 1.000000 NJDI Local 0.995000 0.00 -20,000.00 0.00 -2,010,000.00
Base 0.995000 0.00 -20,000.00 0.00 -2,010,000.00
15 Mar 2011 16 Mar 2011 GOLDMAN SACHS + CO USD/NYF 1.00
20,000.000 1.000000 NJDI Local 0.995000 0.00 20,000.00 0.00 2,010,000.00
Base 0.995000 0.00 20,000.00 0.00 2,010,000.00
997057731 Total
-20,000.000 Local 0.00 -20,000.00 0.00 -2,010,000.00
Base 0.00 -20,000.00 0.00 -2,010,000.00
997114250 S+P 500 INDEX AUG11 1275 PUT 27 Apr 2011 28 Apr 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 2.00
1,000.000 1.000000 NJDH Local 29.000000 0.00 2,000.00 0.00 2,902,000.00
Base 29.000000 0.00 2,000.00 0.00 2,902,000.00
997121800 S+P 100 INDEX JUL11 1270 PUT 27 Apr 2011 MORGAN STANLEY CO INCORPORATED USD/NYF
1,000.000 1.000000 NJDH Local 18.400000 0.00 0.00 0.00 1,840,000.00
Base 18.400000 0.00 0.00 0.00 1,840,000.00
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Purchase Report by Report Date

Composite

April 1,2011 to April 30, 2011

View Date:

May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
27 Apr 2011 CANCEL MORGAN STANLEY CO INCORPORATED USD/NYF
-1,000.000 1.000000 NJDH Local 18.400000 0.00 0.00 0.00 -1,840,000.00
Base 18.400000 0.00 0.00 0.00 -1,840,000.00
27 Apr 2011 28 Apr 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 2.00
1,000.000 1.000000 NJDH Local 18.380000 0.00 2,000.00 0.00 1,840,000.00
Base 18.380000 0.00 2,000.00 0.00 1,840,000.00
997121800 Total
1,000.000 Local 0.00 2,000.00 0.00 1,840,000.00
Base 0.00 2,000.00 0.00 1,840,000.00
US DOLLAR Total
-15,500.000 Local 0.00 -11,000.00 0.00 6,962,000.00
Base 0.00 -11,000.00 0.00 6,962,000.00
OPTIONS BOUGHT Total
-15,500.000
Base 0.00 -11,000.00 0.00 6,962,000.00
OPTIONS BOUGHTBACK
US DOLLAR
99XZ781199 ISHARES MSCI EMERGING MKT IN JUN11 54 CALL 24 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-10,000.000 1.000000 NJDI Local 0.479981 0.00 -10,000.00 -9.60 -489,990.40
Base 0.479981 0.00 -10,000.00 -9.60 -489,990.40
997019103 ISHARES MSCI EMERGING MKT IN SEP11 53 CALL 24 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.619975 0.00 -11,250.00 -13.82 -708,736.18
Base 0.619975 0.00 -11,250.00 -13.82 -708,736.18
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Purchase Report by Report Date

Sl STATE STREET
April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
997019129 ISHARES MSCI EMERGING MKT IN SEP11 54 CALL 24 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.449982 0.00 -11,250.00 -10.15 -517,489.85
Base 0.449982 0.00 -11,250.00 -10.15 -517,489.85
997070221 ISHARES MSCI EMERGING MKT ID JUL11 51 CALL 24 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.50
-10,000.000 1.000000 NJDI Local 0.529978 0.00 -15,000.00 -10.76 -544,989.24
Base 0.529978 0.00 -15,000.00 -10.76 -544,989.24
05 Apr 2011 GOLDMAN SACHS + CO USD/NYF 2.00
10,000.000 1.000000 NJDI Local 1.668900 0.00 20,000.00 0.00 1,688,900.00
Base 1.668900 0.00 20,000.00 0.00 1,688,900.00
05 Apr 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 2.00
-10,000.000 1.000000 NJDI Local 1.668900 0.00 -20,000.00 0.00 -1,688,900.00
Base 1.668900 0.00 -20,000.00 0.00 -1,688,900.00
05 Apr 2011 06 Apr 2011 GOLDMAN SACHS + COMPANY USDI/NYF 2.00
10,000.000 1.000000 NJDI Local 1.668900 0.00 20,000.00 0.00 1,688,900.00
Base 1.668900 0.00 20,000.00 0.00 1,688,900.00
997070221 Total
0.000 Local 0.00 5,000.00 -10.76 1,143,910.76
Base 0.00 5,000.00 -10.76 1,143,910.76
US DOLLAR Total
-32,500.000 Local 0.00 -27,500.00 -44.33 -572,305.67
Base 0.00 -27,500.00 -44.33 -572,305.67
OPTIONS BOUGHTBACK Total
-32,500.000
Base 0.00 -27,500.00 -44.33 -572,305.67

OPTIONS EXPIRED_WRTS
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Purchase Report by Report Date

SRS STATE STREET
April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR
997015945 JPMORGAN CHASE + CO APR11 50 CALL 16 Apr 2011 16 Apr 2011 OPTION EXPIRED usb/
5,000.000 1.000000 NJDH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997032957 APPLE INC APR11 375 CALL 16 Apr 2011 16 Apr 2011 OPTION EXPIRED usbD/
1,000.000 1.000000 NJDH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
6,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS EXPIRED_WRTS Total

6,000.000

PURCHASE Total
-42,000.000
Base 0.00 -38,500.00 -44.33 6,389,694.33
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Sales Report by Report Date

Composite
April 1,2011 to April 30, 2011

View Date:

May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
OPTIONS SOLD
US DOLLAR
99XZ791602 S+P 500 INDEX APR11 1250 PUT 08 Apr 2011 GOLDMAN SACHS + CO USD/NYF 1.00
4,300.000 1.000000 NJDH Local 0.600000 0.00 4,300.00 0.00 253,700.00
Base 0.600000 0.00 4,300.00 0.00 253,700.00
08 Apr 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-4,300.000 1.000000 NJDH Local 0.600000 0.00 -4,300.00 0.00 -253,700.00
Base 0.600000 0.00 -4,300.00 0.00 -253,700.00
08 Apr 2011 CITIGROUPGLOBAL MARKETS INC USD/NYF 1.00
4,300.000 1.000000 NJDH Local 0.600000 0.00 4,300.00 0.00 253,700.00
Base 0.600000 0.00 4,300.00 0.00 253,700.00
08 Apr 2011 CANCEL CITIGROUPGLOBAL MARKETS INC USDI/NYF 1.00
-4,300.000 1.000000 NJDH Local 0.600000 0.00 -4,300.00 0.00 -253,700.00
Base 0.600000 0.00 -4,300.00 0.00 -253,700.00
08 Apr2011 11 Apr 2011 MORGAN STANLEY CO INCORPORATED USDINYF 1.00
3,000.000 1.000000 NJDH Local 0.600000 0.00 3,000.00 0.00 177,000.00
Base 0.600000 0.00 3,000.00 0.00 177,000.00
08 Apr 2011 11 Apr 2011 GOLDMAN SACHS + CO USD/NYF 1.00
1,300.000 1.000000 NJDH Local 0.600000 0.00 1,300.00 0.00 76,700.00
Base 0.600000 0.00 1,300.00 0.00 76,700.00
99XZ791602 Total
4,300.000 Local 0.00 4,300.00 0.00 253,700.00
Base 0.00 4,300.00 0.00 253,700.00
997057731 ISHARES MSCI EMERGING MKT IN JUN11 40 PUT 24 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-20,000.000 1.000000 NJDI Local 1.015000 0.00 -20,000.00 0.00 -2,010,000.00
Base 1.015000 0.00 -20,000.00 0.00 -2,010,000.00
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Sales Report by Report Date

Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
31 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 0.75
-20,000.000 1.000000 NJDI Local 0.310000 0.00 -15,000.00 -11.91 -604,988.09
Base 0.310000 0.00 -15,000.00 -11.91 -604,988.09
31 Mar 2011 01 Apr 2011 GOLDMAN SACHS + COMPANY USD/NYF 0.75
20,000.000 1.000000 NJDI Local 0.310000 0.00 15,000.00 11.91 604,988.09
Base 0.310000 0.00 15,000.00 11.91 604,988.09
997057731 Total
-20,000.000 Local 0.00 -20,000.00 0.00 -2,010,000.00
Base 0.00 -20,000.00 0.00 -2,010,000.00
US DOLLAR Total
-15,700.000 Local 0.00 -15,700.00 0.00 -1,756,300.00
Base 0.00 -15,700.00 0.00 -1,756,300.00
OPTIONS SOLD Total
-15,700.000
Base 0.00 -15,700.00 0.00 -1,756,300.00
OPTIONS WRITTEN
US DOLLAR
99XZ781199 ISHARES MSCI EMERGING MKT IN JUN11 54 CALL 20 Jan 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-10,000.000 1.000000 NJDI Local 0.500000 0.00 -10,000.00 -9.60 -489,990.40
Base 0.500000 0.00 -10,000.00 -9.60 -489,990.40
24 Mar 2011 CANCEL GOLDMAN SACHS + COMPANY USD/NYF 1.00
-10,000.000 1.000000 NJDI Local 0.500000 0.00 -10,000.00 -9.60 -489,990.40
Base 0.500000 0.00 -10,000.00 -9.60 -489,990.40
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Sales Report by Report Date

Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

20Jan 2011 21 Jan 2011 GOLDMAN SACHS + CO USD/NYF 1.00
10,000.000 1.000000 NJDI Local 0.500000 0.00 10,000.00 9.60 489,990.40
Base 0.500000 0.00 10,000.00 9.60 489,990.40

99XZ81199 Total
-10,000.000 Local 0.00 -10,000.00 -9.60 -489,990.40
Base 0.00 -10,000.00 -9.60 -489,990.40
997019103 ISHARES MSCI EMERGING MKT IN SEP11 53 CALL 15 Feb 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.640000 0.00 -11,250.00 -13.82 -708,736.18
Base 0.640000 0.00 -11,250.00 -13.82 -708,736.18
24 Mar 2011 CANCEL GOLDMAN SACHS + COMPANY USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.640000 0.00 -11,250.00 -13.82 -708,736.18
Base 0.640000 0.00 -11,250.00 -13.82 -708,736.18
15 Feb 2011 16 Feb 2011 GOLDMAN SACHS + CO USD/NYF 1.00
11,250.000 1.000000 NJDI Local 0.640000 0.00 11,250.00 13.82 708,736.18
Base 0.640000 0.00 11,250.00 13.82 708,736.18

997019103 Total
-11,250.000 Local 0.00 -11,250.00 -13.82 -708,736.18
Base 0.00 -11,250.00 -13.82 -708,736.18
997019129 ISHARES MSCI EMERGING MKT IN SEP11 54 CALL 15 Feb 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.470000 0.00 -11,250.00 -10.15 -517,489.85
Base 0.470000 0.00 -11,250.00 -10.15 -517,489.85
24 Mar 2011 CANCEL GOLDMAN SACHS + COMPANY USD/NYF 1.00
-11,250.000 1.000000 NJDI Local 0.470000 0.00 -11,250.00 -10.15 -517,489.85
Base 0.470000 0.00 -11,250.00 -10.15 -517,489.85
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Sales Report by Report Date

Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
15 Feb 2011 16 Feb 2011 GOLDMAN SACHS + CO USD/NYF 1.00
11,250.000 1.000000 NJDI Local 0.470000 0.00 11,250.00 10.15 517,489.85
Base 0.470000 0.00 11,250.00 10.15 517,489.85
997019129 Total
-11,250.000 Local 0.00 -11,250.00 -10.15 -517,489.85
Base 0.00 -11,250.00 -10.15 -517,489.85
997070221 ISHARES MSCI EMERGING MKT ID JUL11 51 CALL 22 Mar 2011 CANCEL GOLDMAN SACHS + CO USD/NYF 1.50
-10,000.000 1.000000 NJDI Local 0.560000 0.00 -15,000.00 -10.76 -544,989.24
Base 0.560000 0.00 -15,000.00 -10.76 -544,989.24
24 Mar 2011 CANCEL GOLDMAN SACHS + COMPANY USD/NYF 1.50
-10,000.000 1.000000 NJDI Local 0.560000 0.00 -15,000.00 -10.76 -544,989.24
Base 0.560000 0.00 -15,000.00 -10.76 -544,989.24
22 Mar 2011 23 Mar 2011 GOLDMAN SACHS + CO USD/NYF 1.50
10,000.000 1.000000 NJDI Local 0.560000 0.00 15,000.00 10.76 544,989.24
Base 0.560000 0.00 15,000.00 10.76 544,989.24
997070221 Total
-10,000.000 Local 0.00 -15,000.00 -10.76 -544,989.24
Base 0.00 -15,000.00 -10.76 -544,989.24
US DOLLAR Total
-42,500.000 Local 0.00 -47,500.00 -44.33 -2,261,205.67
Base 0.00 -47,500.00 -44.33 -2,261,205.67
OPTIONS WRITTEN Total
-42,500.000
Base 0.00 -47,500.00 -44.33 -2,261,205.67
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Sales Report by Report Date

SRS STATE STREET
April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

SALES Total

-58,200.000
Base 0.00 -63,200.00 -44.33 -4,017,505.67
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Composite
April 1,2011 to April 30, 2011

Sales Report by Report Date

View Date: May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par
FUTURE SELL TO OPEN
US DOLLAR
997001598 30YR US TREASURY BOND FUTURES  JUN11 XCBT 19 Apr 2011 GOLDMAN SACHS + CO
3,000.000 1.000000 NJDJ Local 121.500000 6,000.00 364,500,000.00
41 300,000,000.000 Base 121.500000 6,000.00 364,500,000.00
US DOLLAR Total
3,000.000 Local 6,000.00 364,500,000.00
300,000,000.000 Base 6,000.00 364,500,000.00
FUTURE SELL TO OPEN Total
3,000.000
300,000,000.000 Base 6,000.00 364,500,000.00
FUTURE SALES Total
3,000.000
300,000,000.000 Base 6,000.00 364,500,000.00
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Purchase Report by Report Date
Currency Summary - Composite
April 1,2011 to April 30, 2011

View Date:

May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
OPTIONS BOUGHT
-15,500.000 Local 0.00 -11,000.00 0.00 6,962,000.00
Base 0.00 -11,000.00 0.00 6,962,000.00
TRADES:
CANCELS:
OPTIONS BOUGHTBACK
-32,500.000 Local 0.00 -27,500.00 -44.33 -572,305.67
Base 0.00 -27,500.00 -44.33 -572,305.67
TRADES:
CANCELS:
OPTIONS EXPIRED_WRTS
6,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES:
CANCELS:
US DOLLAR Total
-42,000.000 Local 0.00 -38,500.00 -44.33 6,389,694.33
Base 0.00 -38,500.00 -44.33 6,389,694.33
TRADES: 9
CANCELS: 8
PURCHASE Total
-42,000.000
Base 0.00 -38,500.00 -44.33 6,389,694.33
TRADES: 9
CANCELS: 8
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Sales Report by Report Date

Currency Summary - Composite
April 1,2011 to April 30, 2011 View Date: May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
OPTIONS SOLD
-15,700.000 Local 0.00 -15,700.00 0.00 -1,756,300.00
Base 0.00 -15,700.00 0.00 -1,756,300.00
TRADES:
CANCELS:
OPTIONS WRITTEN
-42,500.000 Local 0.00 -47,500.00 -44.33 -2,261,205.67
Base 0.00 -47,500.00 -44.33 -2,261,205.67
TRADES:
CANCELS:
US DOLLAR Total
-58,200.000 Local 0.00 -63,200.00 -44.33 -4,017,505.67
Base 0.00 -63,200.00 -44.33 -4,017,505.67
TRADES: 9
CANCELS: 12
SALES Total
-58,200.000
Base 0.00 -63,200.00 -44.33 -4,017,505.67
TRADES: 9
CANCELS: 12
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds
US DOLLAR
FUTURE SELL TO OPEN
3,000.000 Local 300,000,000.000 364,500,000.00
Base 364,500,000.00
TRADES:
CANCELS: 0
US DOLLAR Total
3,000.000 Local 300,000,000.000 364,500,000.00
Base 364,500,000.00
TRADES: 1
CANCELS: 0
FUTURE SALES Total
3,000.000
Base 300,000,000.000 364,500,000.00
TRADES: 1
CANCELS: 0
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
OPTIONS BOUGHT
-15,500.000 Base 0.00 -11,000.00 0.00 6,962,000.00
TRADES: 5
CANCELS: 3
OPTIONS BOUGHTBACK
-32,500.000 Base 0.00 -27,500.00 -44.33 -572,305.67
TRADES: 2
CANCELS: 5
OPTIONS EXPIRED_WRTS
6,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 2
CANCELS: 0
PURCHASE Total
-42,000.000 Base 0.00 -38,500.00 -44.33 6,389,694.33
TRADES: 9
CANCELS: 8
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Sales Report by Report Date

Fund Summary - Composite
April 1,2011 to April 30, 2011

View Date:

May 23, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
OPTIONS SOLD
-15,700.000 Base 0.00 -15,700.00 0.00 -1,756,300.00
TRADES: 5
CANCELS: 4
OPTIONS WRITTEN
-42,500.000 Base 0.00 -47,500.00 -44.33 -2,261,205.67
TRADES: 4
CANCELS: 8
SALES Total
-58,200.000 Base 0.00 -63,200.00 -44.33 -4,017,505.67
TRADES: 9
CANCELS: 12
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

April 1,2011 to April 30, 2011 View Date: May 23, 2011

Base Currency: USD - US DOLLAR

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO OPEN
3,000.000 Base 300,000,000.000 364,500,000.00

TRADES: 1
CANCELS: 0

FUTURE SALES Total
3,000.000 Base 300,000,000.000 364,500,000.00

TRADES: 1
CANCELS: 0
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